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IN THE UNITED STATES PATENT AND TRADEMARK OFFICE 

In re Patent Application of 

Zeigleretal. Atty. Ref.: 4010-127; Confirmation No. 5266 

Appl.No. 09/401,875 TC/A.U. 3691 

Filed: September 23, 1999 Examiner: Campen, Kelly Scaggs 

For: MONTAGE FOR AUTOMATED MARKET SYSTEM 

*********** 

June 4 S 2012 

Commissioner for Patents 

P.O. Box 1450 

Alexandria, VA 22313-1450 

Sir: 

AMENDMENT 

Responsive to the Official Action dated January 5, 2012 (for which petition is hereby 
made for a two month extension of time), please amend the above-identified application as 
follows: 
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AMENDMENTS TO THE CLAIMS: 

This listing of claims will replace all prior versions, and listings, of claims in the 
application; 

1 . (Currently Amended) A method, executed in a computer server system of an 
electronic marke t system for trading of securities , for managing quotes for a security, the method 
comprising: 

receiving by the server computer system from client systems used by market participants, 
quotes, the quotes including fields to indicate whether the quote is to bid or offer a security, a 
fir$t size value that indicates a displayable, attributable size amount of the quote and a second 
size value that indicates an additional quote size that is displayable on displays of client systems, 
as trading interest in a security, but not attributable to any market participan t, and 

the server computer system causing a total size of all a£gregated quotes to be displayed 
for each of a plurality of price levels on the client systems . 

2. (Currently Amended) The method of claim 1 further comprises: 

calculating by the server computer system, a total size of quotes at a particular price 
level, by: 

determining a total displayable, non-attributable size of the quotes received from client 
systems displayable quotes; and 

sending a message to cause user interfaces to be rendered on displays of client systems, 
with the portion of the received quotes having the first size value as attributable size amounts 
J displayed as quotes attributable eftojhe market participants. 

3. (Previously Presented) The method of claim 1 further comprises: 

receiving, by the server computer system, quotes from client systems that are reserve 
quotes, which are neither displayable quotes nor attributable to market participants, but are 
available as trading liquidity in the security. 

4. (Previously Presented) The method of claim 2 further comprising: 

-2- 
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sending by the server computer system, a message to display the total displayable, non- 
attributable quote sizes as displayable quotes without displaying identifications of the market 
participants from which the non-attributable quote sizes were received, 

5. (Currently Amended) The method of claim 4 wherein calculating total quote size 
comprises; 

determining, by the server computer system, the total quote sizes by adding the first aad 
second size values for the received quotes at each of a plurality of corresponding price levels to 
provide the total displayable quote sizes for each of the corresponding price levels; 

causing displays of client systems to render in a user interface the total of displayable 
j quote sizes in a first region e£as separate entries for both bid and offer for each of a plurality of 
different price levels provided in a quote montage. 

6. (Previously Presented) The method of claim 4 wherein determining total aggregate 
quote size for quotes received for the security, comprises: 

adding, by the server computer system, liked-priced quotes of the displayable and 
additional aggregate quote type together to provide a total aggregate quote. 

7. (Currently Amended) The method of claim 5 further comprising; 

causing displays of client systems^]] to render the attributable quotes as individual lines 
in a current quote window with market participant identifiers adjacent the quotes to attribute the 
quotes; and 

causing the displays of client systems to render the displayable, non-attributable size of 
the quotes as single entry for each of the price levels. 

S. (Previously Presented) The method of claim 2 further comprising: 
determining, by the server computer system, if the additional aggregate quotes and 

displayable quotes are proprietary or agency quotes; 

determining, by the server computer system, a total of all agency quotes and proprietary 

quotes; and 

-3- 
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causing displays of client systems to render a total of all agency quotes and to render in a 
separate area of a montage a total of all displayable quotes as the total of agency quotes and 
proprietary quotes. 

9. (Previously Presented) The method of claim 1 further comprising: 
determining, by the server computer system, if the quote only has a displayable 

attributable or displayable non-attributable quote size; 

adding, by the server computer system, the size of quote to corresponding sizes of other 
quotes at corresponding price levels; 

causing displays of client systems to render in a first portion of a quote montage, the 
quote, if the quote is displayable, and attributable, and in a different portion of the montage a 
total displayable quote size. 

10. (Previously Presented) The method of claim 1 further comprising; 
receiving, by the server computer system, a reserve quote. 

1 1 . (Previously Presented) The method of claim 2 further comprising: 

receivings by the server computer system, an order produced when a user selects in the 
user interface one of the received quotes with the first size value; and 

executing, by the server computer system, the order against a quote stored in the server 
computer system with the order executed against the quote, 

12. (Previously Presented) The method of claim 5 wherein executing further comprises: 
receiving, by the server computer system, an order produced when a user selects in one of 

the user interfaces one of the separate entries at one of the price levels; and 

executing, by the server computer system, the order against quotes corresponding to the 
one of the separate entries in the user interface. 

13. (Currently Amended) An electronic market system for trading of securities^fee 
market comprising: in association with a plurality of client systems for entering quoteSi the 
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quotes including fields to indicate whether the quote is to bid or offer a security, a first size value 
that indicates a displayable, attributable size amount of the quote and a second size value, with 
the first size values of quotes being quotes that are displayable and attributable to a specific 
market participant, and the second size values being quotes that are displayable but not 
attributable to a specific market participant^ ^ the electronic market system comprising a 
server computer system configured to: 

receive the quotes from the client systems£fc]]i 

calculat e a size of first quote Qiaos of th e r e c e iv e d quot e s; and 

cause totals of th e first and s e cond - siz e valu e s of the a total size of all aggregated quotes 
to be displayed on the client system for each as valu e s in, corr e sponding on e s of a plurality of 
price levels; and 

cause quotes having a first size value to be displayed on displays of the client systems as 
individual quotes with the first size value for each quote with a market participant identifier on 
the client systems, 

14. (Currently Amended) The electronic market, system of claim 13 wherein at client 
systems quotes further comprise a reserve quote size that are reserve quotes that are neither 
displayable nor attributable to a specific market participant. 

15. (Currently Amended) The electronic market system of claim 1 3 wherein the user 
interface includes a montage for displaying Sie-second size values of quotes at multiple price 
levels on either side of the market. 

1 6. (Currently Amended) The electronic market system of claim 43-15 wherein the server 
computer system is configured to cause t otals of the first and second size values for quotes a^to 
be displayed on the displays in a graphical user interface comprising fields for proprietary 
interest and agency interest according to the type of quote. 
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17. (Currently Amended) The electronic market system of claim 13 wherein the server is 
configured to cause e auses-the displays to render a graphical user interface that includes a current 
quote montage disposed adjacent to a montage to display second size values. 

1 8. (Currently Amended) A client system for entering quotes for securities, the client 
station comprising: 

a display r e nd e ring configured to render a graphical user interface at which quotes can be 
entered at a price level, said graphical user interface comprising fields to enter a quote having a 
first size value that indicates a displayable, attributable size amount of the quote displayable and 
attributable to a specific market participant, and a second field for altering a second size value 
that indicates an additional quote size that is displayable but not attributable to a specific market 
participan t, and 

a computer configured to display a total size of all aggregated quotes for each of a 
plurality of price levels , 

19. (Previously Presented) The system of claim 18 wherein the graphical user interface 
comprises a third field for entering a third size value that indicates a reserve quote being neither 
displayable nor attributable to a specific market participant, 

20. (Currently Amended) A computer program product for rendering a graphical user 
interface for an electronic market system for trading products, the computer program product 
tane i b l o t angibly embodied on a non-transitory, computer-readable storage device[j V|] and 
storing comprising instructions which when executed by for causing a processor cause the 
processor to: 

render the graphical user interface having a first portion that displays size values of 
additional quotes for a plurality of price levels of a product traded in the market, the additional 
quotes including size values of quotes that are attributable to market participants and size values 
of quotes that are displayable quotes but axe not attributable to any market participants , and 

display a total size of all aggregated quotes for each of a plurality of price levels , 
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2L (Previously Presented) The computer program product of claim 20 further 
comprising instructions to: 

render a current quote portion disposed adjacent the first portion of the graphical user 
interface. 

22- (Previously Presented) The computer program product of claim 21 wherein computer 
program product further comprises instructions to: 

cause the current quote window to display displayable quotes of participants in the 

system. 

23, (Previously Presented) The computer program product of claim 21 further 
comprising instructions to: 

render the graphical user interface with the current quote window listing the displayable, 
attributable quotes ordered according to price as a list of bid quotes and a separate list of offer 
quotes disposed adjacent the first portion of the graphical user interface. 

24-41, Canceled. 

42. (Currently Amended) A computer program product tangibly embodied on a 
computer readable storage device, the computer program product for managing quotes in an 
electronic market system that trades securities, the computer program product comprising 
instructions for causing a computer to: 

receive quotes for a security, the quotes including fields for an indication of the quote 
as a bid or ask ? a price and a first size value that is a displayable, attributable size amount 
attributable to a particular market participant and a second size value that is a displayable, non- 
attributable size amount; 

calculate a_total aggregate size valuevafeiee of all received quotes at price levels 
specified by the prices in the quotes to provid e total size values ; and 
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generate a user interface to render the total aggregate size vflhaefl -yalug E epra^fl t iftg - a 
total of th e numb e r of - displayabl^ - sbai - oo roproaontod by the roooivod quotes for each of at least 
some of the plurality of price levels, 

43. (Previously Presented) The computer program product of claim 42 wherein 
instructions to receive quotes further comprises instructions to: 

cause the graphical user interface to render the attributable quotes with an market 
participant identifier attribute. 

44. (Previously Presented) The computer program product of claim 42 wherein 
instructions to receive quotes further comprises instructions to: 

receive quotes that are reserve quotes, the reserve quotes being quotes that are available 
for trading in the security; 

cause the reserve quotes to be neither attributable to market participants nor 
displayable, 

45. (Previously Presented) The computer program product of claim 43 further 
comprises instructions to: 

cause the graphical user interface to render the total size values for a plurality of price 
levels as separate entries for each of bid and ask quotes. 

46. (Previously Presented) The computer program product of claim 43 further 
comprises instructions to: 

cause the graphical user interface to render displayable quotes with attribution to a 
particular market participant associated with the quote as quotes entries in a separate portion of 
the graphical user interface, 

47. (Previously Presented) The computer program product of claim 43 wherein 
instructions to calculate further comprise instructions to: 
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determine if the quote is subject to automatic execution prior to adding size values of 
the quote; and 

cause the instructions to add to include only size values of quotes that are subject to 
automatic execution as displayable, 

48, (Previously Presented) The computer program product of claim 43 wherein 
instructions to receive quotes further comprises instructions to: 

determine if the quotes are proprietary or agency quotes; 

determine a total size of all displayable agency quotes and proprietary quotes ; and 
cause the graphical user interface to render the total size of all displayable agency 

quotes in a separate set of fields in the graphical user interface; and 

cause the total size values of the received quotes to include the total size values of all 

agency quotes and proprietary quotes, 

49, (Previously Presented) The computer program product of claim 43 wherein 
instructions to receive quotes further comprise instructions to; 

receive an order; and 

execute the order against a quote that is a currently marketable quote according to an 
execution priority that gives priority to execution to attributable quotes over non-attributable 
quotes that are at the same price. 

50, (Previously Presented) The computer program product of claim 49 further 
comprising instructions to: 

receive the quote having a third size value that indicates the third size value of the 
quote that is a reserve size value; 

determine if there is a balance to the order; and if so, 

execute the balance of the order against reserve size value of the quotes 

51 , (Currently Amended) A computer program product tangibly stored on a non- 
transitory, computer-readable storage device for managing quotes in an electronic market for 

-9- 
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trading financial security products, the computer program product comprising instruction for 
causing a computer to: 

receive from client systems of market participants, quotes^ the quotes including fields to 
indicate whether the quote is to bid or offer a security, a first size value that iudicates a 
displayable, attributable size amount of the quote and a second size value that indicates an 
additional quote size that is displayable on displays of client systems, as trading interest in a 
security, but not attributable to any market participant; 

calculate a^total siz e s valu e s of aggregate quote size for each of a plurality of quotes at 
price levels; and 

cause a user interface to be rendered on display devices, the user interface including a 
first plurality of indicators that display as a numeric quantity total size values of attributable and 
non-attributable quotes of market participants at each of athe plurality of price levels ba se d on 
th e calculat e d total siz e value s, a&d-a second, separate set of indicators that displays attributable 
quote s, and a third indicator that displays a total aggregate quote size for each of the plurality of 
the price levels , 

52. (Previously Presented) The computer program product of claim 51 further comprising 
instructions to generate the first and second set of indicators as controls, which when selected by 
a user causes an execution of the quote and whose size value is represented as either the 
attributable or the lion-attributable size values rendered in the control, 

53. (Previously Presented) The computer program product of claim 51 further comprising 
instructions to generate a quote montage window adjacent the first plurality of indicators, the 
quote montage to display the attributable quotes, 

54. (Previously Presented) The computer program product of claim 51 wherein the 
indicators are for three price levels for each side of the market, with a first one of the indicators 
being at price levels corresponding to the inside quotes and the others being next best price levels 
in the system. 
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55. (Previously Presented) The computer program product of claim 51 wherein the 
indicators display quantities of quotes in the market at the price levels and the values of the size 
values in the indicators are dynamically updated. 

56. (Previously Presented) The computer program product of claim 51 further 
comprising instructions to generate a quote montage window adjacent the first plurality of 
indicators, the quote montage to display the attributable quotes by market participant identifier. 

57. (Previously Presented) The computer program product of claim 56 wherein the quote 
montage window that displays the attributable quotes, renders a market participant identifier a 
price, and a size value. 
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REMARKS 



The Commissioner is hereby authorized to charge any deficiency, or credit any 
overpayment, in the fee(s) filed, or asserted to be filed, or which should have been filed herewith 
(or with any paper hereafter filed in this application by this firm) to our Account No. 14-1 140. 

Respectfully submitted, 
NIXON & VANDERHYE P.C. 



By; 

John R, Lastova 
Reg. No. 33,149 

JRL:maa 

901 North Glebe Road, 1 1th Floor 
Arlington, VA 22203-1 808 
Telephone: (703) 816-4000 
Facsimile: (703)816-4100 
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